Our quantitative analysis is based on a dataset derived from the quarterly reports on derivatives of the Office of the Comptroller of the Currency (OCC).
The next step after obtaining the data on credit exposures was merging it with the original dataset on notional amounts of derivative contracts. A technical hurdle was in matching different typesetting of the names of some institutions (e.g. extra spaces). At this stage few missing entries in the original dataset were found and fixed.
The raw data was combined into a CSV table and included 17 columns with the data from the mentioned two tables of the OCC reports. The chosen time range corresponded to 57 quarters, with 25 entries for every one summing up to 1425 rows in the table. Every row included the time-stamp, name of the institution, its rank, state, total assets, total derivatives, total amounts of 7 types of derivatives, bilaterally netted current credit exposure, potential future exposure, total credit exposure from all contracts and total credit exposure to capital ratio (the last in percents).
The number of unique combinations of name and state in the raw dataset was 93, but the states were left out of consideration. Thus in the present analysis two actors with the same name but from different states were considered to be the same actor. The technical legitimacy of this assumption is based on the fact that no two actors with the same name but from different states simultaneously appeared in the reports. Checking the legal validity of the assumption is not in the scope of this analysis.
The number of entries differing by the name of the institution was 82 in the raw data. The names were processed and their number reduced to 61. The conditions for merging two similar names were the absence of simultaneous appearance in the reports, similar ranks and orders of reported numbers. Again, legal aspects for merging these data were not considered. The main source of ambiguity in names were "NA" and "NATIONAL ASSN" endings. These were dropped and so, for example, "KEYBANK NA" and "KEYBANK NATIONAL ASSN" became "KEYBANK". Other more specific changes in the names are presented in the list below (in bold is the chosen name).
CAPITAL ONE
Names in the original data were CAPITAL ONE BANK and CAPITAL ONE NATIONAL ASSN As described above, some banks which changed their names in the considered time period were given the latest name for the whole time period, as in the present analysis the institutions are distinguished by name. Assigning unique ID numbers to the institutions would make the presentation of the results more abstract and less understandable.
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Vahan Nanumyan, Antonios Garas, Frank Schweitzer: Figure A: Quantile-quantile plot of the aggregated activity A i versus the fitted log-normal distribution, µ=14.54116, σ=2.865165. In order to check if log-normal distribution is a good candidate to describe the aggregated total derivatives distribution, 10000 Kolmogorov-Smirnov two-sample tests were made for A i against synthetic samples, from which 9856 tests were positive for p-value equal to 0.10. Appendix 5: Tables Table A: "Table 1 " from the OCC report for the first quarter of 2012. Note: Total credit exposure is defined as the credit equivalent amount from derivative contracts (RC-R line 54), which is the sum of netted current credit exposure and PFE. Note: The total credit exposure to capital ratio is calculated using risk based capital (tier one plus tier two capital).
Note: Currently, the Call Report does not differentiate credit derivatives by contract type. Credit derivatives have been included in the sum of total derivatives here. Note: Numbers may not add due to rounding. Data source: Call Reports, Schedule RC-R.
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